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& in millions) Rating Avgust 28, 2009

Issuer Issue Amount Issue Date Maturity Corp Issue Call Date Price YTW [(35) {yr} 5TW (bps)
Citi High Yield Power index 85147 10.834% Z 806
AES Corporation 7.750% Sr. Mis. 500 Feb 2004 MMar 2014 B1/BB- B1/BB- - 101.000  7.467% (14} 502
AES Corporation T.750% Sr. Nts 5500 Oct 2007 Oct 2015 B1/BB- B1/BB- - 98.500 B8.492% {15) 53
AES Corporation B8.750% Sr. Nis $535 Mar 2008 Apr 2018 B1/BB- B1/BB- - 103.500 9.031% {18) a0s
AES Corporation 2.000% 51, Mis 31.500 Oct 2007 Oct 2017 B1/BB- B1/BBE- - .00 BHIT% {17) 529
Calpine Censtructicn Finance £.000% Sr. Sec. 1st Lien 51.000 May 2009 Jun 2018 B2'B B1/BB- 08/M01/13 100.000 7.995% (18) 530
Calpine Corporation 7.250% Sr. Sec. Nis 51,200 Oct 2009 Oct 2017 BZB B2/B+ 10,1513 24000 B.301% (17) 533
CMS Energy B.E75% Sr. Mis. 5125 Dec 2005 Dec 2015 NR/BEBE- Bal/BE+ - 299.750 6.925% (15) 427
CMS Energy 6.550% Sr. Nis. 5250 Jun 2007 Jul 2017 NR/BBE- Ba1/BB+ - 93.250 T.0T% (17) 451
CMS Energy B.750% Sr. Mts. 3300 Jun 2009 Jun 2018 NR/EBE- Bal/BE+ - 104500 B.073% (10} 485
NRG Energy. Inc. 7.260% S1. Mis. 31.200 Jan 2006 Feb 2014 BsZ/BE- B1/BE- 02/01/10 7800 7.930% (14} 574
MRG Energy, Inc. F.375% Sr. Nis. 52,400 Jan 2008 Feb 2018 Ba3/BB- B1/BB- 020111 95.750 B8.239% {168) 533
NRG Energy, Inc. 7.375% Sr. Mis. 51,100 Nov 2008 Jan 2017 Ba3d/BE- B1/BB- 01/18/12 895250 B.245% {17} 510
NRG Energy. Inc. 8.500% Sr. Mis. 700 Jun 2009 Jun 2018 Baz/BE- B1/BBE- 06/15/14 o7.500 B.BE3% {17) 545

(1) Based on weighted average of widely traded notes.
MNote: |sswes are soned slphsbetically by issuer and then by maturity.
‘SBource: Citi High Yield Trading Desk, TRACE, Advantage.



